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Soc  ial  and  F.iniroinnental  Diselosnic-  and 
( '.orporatc-  ( iliaraeteristies:  A  Rc-seareh  Note 
and  Fxte-nsion 

Apr./ 

Mav 

Nos  .‘lied 

p.  :V21 

Gregory,  A.,  R.D.F.  Harris  and  M.  Micboii 
.\n  Anahsis  of  ( ionttaiian  Investinetit 

Stratc-gies  in  the  I  K 

Nov./ 

Dec. 

Nos  ‘fik-lO 

p.  1  ut;? 

Groenewold.  N.  and  P.  Fraser 

1  he  .Sc‘tisili\it\  of  lests  of Wsset  Pricing  Models 
to  the-  ///^Normal  .\ssnin|)tion; 
Gontein|)oianeons  F.\idence  from  the  I  S  and 

I  K  Stoc  k  .\larkc-ts 

jmu-/ 

jnh 

Nos 

|).  771 

Harris.  R.D.F.  and  C.C.  Kiiciikoznien 

1  he-  F.inpirical  Distrihiition  of  I’K  and  I'S 

Stock  Returns 

jmu-/ 

jnlv 

.Nos 

p.  7 1  .A 

Herrmann,  D.,  T.  Inoue  and  VV.B.  Thomas 

Flu-  Relation  Between  liu  iemental  SnhsidiatA 
Faitiings  and  Finnic-  Stock  Rc-tmiis  in  Japan 

Nov./ 

Dc-c. 

Nos  hXrlO 

p.  111.') 

Ho,  S-J.IG  and  C.  Wu 

Flu-  Karnings  Information  Gontc-nt  of 

Dividend  Initiations  and  Omissions 

Sep./ 

Oct. 

Nos  TXrS 

p.  WVA 

Hodgkinson,  L. 

.\nal\sts'  Foic-casts  and  the  Brokc-r  Relationship 

Sep./ 

Oct. 

Nos  TivS 

|). 

Hughes  11,  K.E.  and  J.K.  Re\-nolds 

I'neertaintv  .Vssociatccl  with  Fntmc- 
F.nvironnu-ntal  Gosts  and  the  Mai  ket's 
Dillerential  Response  to  F'.arnings  Information 

Nov./ 

Dec. 

Nos  PK-IO 

]).  i;k')i 

Lee,  Y-T.,  R.C.W.  Fok  and  Y-J.  Liu  Explaining 
Intiaday  Pattc-m  of  1  lading  \’ohnne  fiom  the 
( )rdc-r  Flow  Data 

jan./ 

Mar. 

Nos  lik-2 

p.  199 

Lesin  E.J.  and  R.E.  Wright 

l  ax  (ilic-nlele  F.lfec  ts  in  the  l  et  in  Sti  nc  tmc-  of 
GK  Inteiest  Rates 

Apr./ 

.Mav 

Nos 

p.  .403 

Mehdian,  S.  and  M.J.  Perry 

Flu-  Reversal  of  the  Monday  F.ffec  t:  Nc-w 
Kvideiue  from  I  S  F.(|nitv  .Markets 

Sc-p./ 

Oct. 

Nos  7K-8 

p.  lO  kS 

Osborne,  D.K.  and  S.  Lee 

Kflc-c  ts  of  Deposit  insniance-  Rc-foiin  on  .Moral 
lla/aicl  in  GS  Banking 

.Sep. 

Oct. 

Nos  7ik-8 

p.979 
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Ozkan,  A. 

Oftfiminants  oi  (lapital  Structure  and 


Adjustiueut  to  I-oiig  Run  Tarjfft:  F-videiUf 

Iroin  I  K  OompauN  Panel  Data 

jan. 

Mar. 

Nos  1X.-2 

p.  17.a 

Pacini,  C.  and  D.C.  Marlett 

riie  Market  X’aluation  and  Trading  N'oluine 

Kflec  ts  <)l  tlie  ('.reation  of  the  Florida 

Hurricane  Catastrophe  Fund  on  Piopertv- 
liahiliu  Insurers 

Apt. 

Mav 

Nos  ;1X:  4 

p.  407 

Pike,  R.  and  N.S.  Cheng 

Credit  Management;  An  Fxamination  of  f’olicy 
Choices,  I’ractices  and  Late  I’avment  in  I'K 
Coin|)anies 

Sep. 

Oct. 

Nos  7K-8 

p.  101.8 

Pope,  P.F. 

Discussion  of  Fhe  Relation  Bc  t\\c‘en 

Incremental  Suhsidian  Farnings  and  Future 

Stoc  k  Returns  in  Japan 

Nov./ 

Dec. 

Nos  Dik-lO 

p.  1141 

Powell,  R.G. 

lake-over  Prediction  and  Portfolio 

Performance;  A  Note 

Sej)./ 

Oct. 

Nos  7X.-8 

p.  00.8 

Rhys,  H.  and  M.  Tippett 

A  Binomial  Basis  for  the  Cox.  Ingersoll  and 

Ross  Model  of  the  Term  Structure-  of  Interest 
Rates 

Apr./ 

Mav 

Nos 

|).  870 

Sharma,  D.S.  and  J.  Sidhu 

Piofessionalism  \s  (Commercialism;  Fhe 
Association  Bc-twe-en  Non-Audit  Services  (NAS) 
and  Audit  Indc-|)c-ndc-ucc- 

lune/ 

julv 

Nos  .aieh 

p.  rm 

Somerx-ille,  R.A.  and  R.J.  Taffler 

I. DC  C.rc-dit-risk  Foiecasiing  and  Banker 
ludgement 

.\pr./ 

Mav 

Nos  8X.-1 

p.  447 

Strong,  N.  and  N.  Taylor 

1  ime  Diversification;  Fm|)irical  Fc-sts 

Apr./ 

.Ma\ 

Nos  ClK-  f 

|).  208 

Subramaniam,  C. 

Arc-  (iolden  Parachutes  an  Optimal 
(Contrac  ting  Response  or  Fvidence-  of 

Managerial  F.ntrc-nchmc-nl?;  Fvidc-nce-  from 
Successful  Fakeoxc-rs 

|an./ 

.Mar. 

Nos  lX.-‘2 

p.l 

Tong,  VV.H.S. 

(Cointc-gration,  FITicic  ucA  and  Forecasting  in 
the  (Cunc-nc\  Market 

)an./ 

Mar. 

Nos  1X.-2 

p.  127 

Xu.  X. 

Disnissitiii  of  An  Analysis  of  (Contrarian 
Invc-stmc-nl  Straic-gic-s  in  the  I'K 

Nov./ 

Dec. 

Nos  9K-I(» 

p. 1220 

Zhang,  G. 

Rc-gulatc-cl  Managerial  Insidei  Frading  as  a 
Mechanism  to  Facilitate-  Share-holder  (Control 

|an./ 

.Mar. 

Nos  1X.-2 

p.8.8 
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